Widder temperature representations  by Haimo, Deborah Tepper
JOURNAL OF SIATHEMATICAL ANALYSIS AND APPLICATIONS 4 1, 170-I 78 (1973) 
Widder Temperature Representations* 
DEBORAH TEPPER HAIMO 
Department of Mathematics, University of Missouri, St. Louis, Missouri 63121 
Submitted by R. P. Boas 
IN HONOR OF D. V. WIDDER’S RETIREMENT FROM HARVARD UNIVERSITY 
Let H denote the class of C2 solutions of the heat equation 
A function u(x, t) E H may be regarded as the temperature, at the point x 
and the time t, of an infinite insulated rod extended along the x-axis in the 
xt-plane. Various characterizations have been derived for temperatures 
which have representations in integral or series form. The major contributions 
in this direction have been made by D. V. Widder. 
It has long been known that a solution of (1) satisfying the condition 
is representable by the Poisson integral 
4x, t) = --& exp (- 2) . (3) 
The familiar example (x/t) R(x, t), a temperature which tends to zero with t 
for every x, highlights the problem of uniqueness and illustrates the fact that 
uniqueness conditions cannot be imposed on+ alone. In the 1920’s and 1930’s, 
a number of investigators, including Doetsch [4], Goursat [6], Tacklind [l I], 
Titchmarsh [12], and Tychonoff [13], d ea It with the question of uniqueness 
by imposing various restrictions on the behavior of the function U(X, t) in 
the neighborhood of x = i co. In seeking to establish the Stieltjes analogue 
of (3) for temperatures which are positive for positive time, Widder, in a major 
paper [14] in 1944, proves that there cannot be a positive solution of the heat 
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equation which vanishes for time zero. With this result, he shows that a 
necessary and sufficient condition that U(X, t) be a nonnegative member 
of H for 0 < t < c is that it have the Poisson-Stieltjes representation 
u(x, t) = jm qx -Y, t) ddy), O<t<c, (4) 
--cc 
with a(y) a nondecreasing function. 
This important Widder representation theorem has had wide application 
in the work of others. In [8], Pollard uses the result to establish the uniqueness 
of the solution of (1) and (2) with the addition of only the one-sided bound- 
edness condition U(X, t) 3 - M > - co. Hirschman in [7] appeals to the 
Widder theorem in order to generalize an early result of Appell [l] that a 
temperature U(X, t) for which 0 < U(X, t) < M for - co < t < c must be a 
constant, weakening the conditions on the temperature u by replacing the 
upper bound by the restriction 
where M(r) >, 1.u.b. U(X, t) for j x 1 < I, t = c. Reference to the Widder 
representation is made also in [2] where Birkhoff and Kotik establish the 
uniqueness when the heat H(a, b; t) = si U(X, t) dx rather than the temper- 
ature U(X, t) is prescribed initially. They prove that a temperature U(X, t), 
for which 1 H(0, x; t)l < KeN*‘, 0 < t < c, H(0, x, t) + 0 with t for almost 
all x, must be identically zero for 0 < t < c, thereby strengthening an earlier 
result of Cooper [3] who requires that, instead of the heat tending to zero, 
si g(x) U(X, t) dx + 0 for all bounded integrable g(x). 
Aside from uniqueness criteria, additional representation theorems have 
evolved from that of Widder’s. In particular, in [5] Gehring proves that a 
necessary and sufficient condition that u have the representation (4) for 
0 < t < c, with the integral converging absolutely, is that IJ be a temperature 
in the strip and that 
O<t<b --m 
k(x, b - t) 1 u(x, t)l dx < co s 
m 
sup 
for all 0 < b < c. He uses this result to offer an alternate proof of another 
representation theorem due to Rosenbloom and Widder [lo] which states 
that u has the representation (4) in 0 < t < c, with 
s m k(x, c) I da(x)/ ,( M < co --m 
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iff u is a temperature for which 
I -m k(x, c - t) / u(x, t)l dx < M for 0 < t < c. -cc 
In [15], Widder obtains a new characterization of temperatures which are 
representable by Poisson integrals. He imposes boundary conditions on the 
temperature u(x, t), requiring that ~(0, t) and ~~(0, t) be given by certain 
basic integral transforms in order to guarantee the validity of the representa- 
tion (4). 
Although temperatures which are positive for positive time have the repre- 
sentation (4), a subset of these functions may be expressed in terms of the 
Fourier integral. Indeed, in [16, 171, Widder shows that a necessary and 
sufficient condition that u(x, t) be given by 
24(x, t) = Irn &W-Y’~ $(y) dy, o<t<co, (5) 
--m 
with r+(y) positive definite, is that u be a nonnegative temperature there 
satisfying the condition s”a u(x, to) dx < co for some to > 0. The Stieltjes 
form of (5) is given in [20], where it is proved that a temperature u(x, t) has 
the representation 
u(x, t) = Ia eisy- @ dol( y), o<t<co, (6) --m 
with or(y) nondecreasing iff, for each t > 0, u is entire in the complex x-plane, 
and nonnegative on the imaginary axis of that plane. Conditions imposed on 
the boundary values of U(X, t) as t -+ 0+ yield the variation that a function 
u(x, t) has the representation 
u(x, t) = cm e-@ cosyx da(y), o<t<q 
Jo 
with or(y) nondecreasing and bounded iff u is a temperature for which 
u(x, t) > - M and U(X, 0+) exists, is even, and is positive definite. 
Temperatures which are positive for all negative time such as et cos x are 
shown in [16, 171 to be representable in terms of the Laplace integral; indeed, 
u(x, t) = s”, P+Q’~ da(y), - co < t < 0, (8) 
with a(y) nondecreasing iff u is a nonnegative temperature for - cc < t < 0. 
This representation may be applied to re-establish the earlier result of 
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Hirschman [7] concerning temperatures for negative time which turn out to 
be constant because of restricted growth properties. Temperatures U(X, t) 
which, in addition to being nonnegative for all negative time, satisfy the 
condition 
s 
CD 
u(x, to) ez2/4to dx < co 
--m 
for some t, < 0, have the integral representation 
u(x, t) = jm WY+&--t)$(y)dy, ---cottO, (9) 
-m 
with + positive definite, and conversely. 
In addition to characterizing temperatures which have various integral 
representations, Widder has also studied those which can be expressed by 
series expansions of different kinds. With Rosenbloom, in [lo], he derives 
criteria for representing solutions of the heat equation in series of heat 
polynomials and of their Appell transforms. To this end, appeal is made to the 
well-known fact, established by Appell in [I], that if U(X, t) E H for a < t < b, 
then its Appell transform 
A[u(x, t)] = k(x, t) u ($ , - f) E H for - $ < t < -- $ . 
A subclass H* of H, important to the theory, is introduced as follows: U(X, t) 
is said to belong to H* for a < t < b if, for every pair t, t’, a < t’ < t < b, 
u(x, t) = jm h(x - y, t - t’) u( y, t’) dy, w-3 
-a2 
the integral converging absolutely for all X. The heat polynomials Q(X, t) 
defined by 
h/z1 
z&(x, t) = n! 1 
y&k tk 
L=. (n - 2k)! z ’ 
n = 0, I,..., (11) 
and their Appell transforms denoted by 
%a(% t> = &L(% t)l, n = 0, l,..., (12) 
are readily shown to belong to H*, the former for all t, and the latter for 
positive t. The authors then establish that a necessary and sufficient condition 
for U(X, t) to be expandable in the series 
(13) 
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for i t 1 < u is that ~(a, t) E H* there. The coefficients a, have either of the 
real determinations 
aT1 = 
uyo, 0) 
n! 
or 
1 m 
an = n! 2” -4 u(x, 
- t) w,(x, t) dx, O<t<a, 
--m 
or the complex one, 
1 m 
aTI =iir(@ s u(ix, t) w,(x, t) dx, o<t<a. --m 
For the expansion in terms of the w,(x, t), a result derived is that 
24(x, t) = i: b,wn(x, t), t>a>o, (14) 
, n=o 
iff 
U(X, t) = & j”, ei”“-“““4(r> dy, o<t<co, (15) 
where 4 is an entire function of growth (2, U) and b, = +cn)(0)/n!(- 2i)%, 
n = 0, 1, 2 ,... . A criterion more closely parallel to that in the case of the heat 
polynomials is that a necessary and sufficient condition that the representation 
(14) hold is that U(X, t) E H* for t > B 3 0 and that 
I m i +, 9 exZJat dx < CO, a<t<co. --m 
The coefficients b, have the determination 
b, = A jm u(x, t) s(x, - t) dx, O<t<co. -co 
Analogous conditions for the validity of expansions in terms of z)~(x, t) and 
w,(x, t), when the convergence is taken in the L2 sense, are also established. 
Further, in [18], Widder extends the results of the series expansions to the 
heat equation in n-space variables, in which case it turns out that the poly- 
nomial solutions are factorable into polynomials in one space variable. A 
condition of a different nature for the validity of the expansion (13) is given in 
[19], where Widder proves that a necessary and sufficient condition that a 
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temperature U(X, t) be representable in the form (13) in the strip / t / < u, 
co < x < co is that it 
jt/<o,,x,<o.H h 
equals its Maclaurin expansion in the square 
e s ows further that there exists a temperature U(X, t) 
which is equal to its Maclaurin series for 1 t j < G and which reduces tof(x) 
for t = 0 iff f is entire of growth (2, l/40). 
In [9], Poritsky and Powell introduce special solutions of the heat equation 
defined by 
TJX, t) = 2 j” K(x, t - y)S dy, t > 0. 
0 
Widder defines the related functions 
and in [21], establishes that a necessary and sufficient condition that U(X, t) 
have the expansion 
u(x, t) = f {&J&G t) + b,U,(x, t)>, O<t<a, (18) 
?l=O 
is that 
4x, t> = j; 4% + Y, Of(y) 4, O<t<a, (19) 
where f is entire of growth (2, 1/4a) and a, = f@“+l)(O)/2, b, = j@“)(O)/2, 
n = 0, 1, 2 )... . Criteria for the validity of the representation (18) for all 
positive t with the coefficients suitably restricted are also given both in terms 
of (19) and in terms of the Laplace transform of U(X, t). 
The functions 8,(x, t) (1 l), zu,(x, t) (12), Tn(x, t) (16), and UJx, t) (17) 
all have the property of being homogeneous in the sense that a temperature 
u(x, t) is homogeneous of degree tl if u(hx, h2t) = X%(X, t), h > 0. Widder [24] 
undertakes a systematic study of all homogeneous temperatures of integral 
degree and develops criteria for the representation of solutions of the heat 
equation in series of these. He defines, for n = 0, l,..., the functions 
%(X, t) = jm 4x - Y, t) yn dy, t > 0, --<x<co, (20) -co 
and 
V,,(x, t) = jym e-sar+tysyn dy, t < 0, -co<x<o3, (21) 
409/41/I-12 
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homogeneous of the first kind, the former of degree n and the latter of degree 
- n - 1, and the functions 
4,(x, t) = 2 j” Wx + y, f) yn dy, t > 0, --<x<~, (22) 
0 
and 
H,(x, t) = 2 1,” e-x~+ty2yn dy, t (0, --<x<co, (23) 
homogeneous of the second kind, the former of degree n and the latter of 
degree - 1z - 1. The r~~(x, t) as defined by (20) are the heat polynomials (11). 
A duality between homogeneous solutions of negative degree on the one hand 
and those of positive degree on the other is effected by the Appell transforma- 
tion A, since 
and 
A[V,(x, t)] = (- 1)” 2-“-%,(x, t) (24) 
A[H,(x, t)] = 2-+%,(x, t). 
Widder proves that a function U(X, t) has the expansion 
(25) 
u(x, t) = f %P,(x, t), o<t<u, 
?I=0 
or the expansion 
u(x, t) = f 4,(x, 0, O<t<o, 
n=O 
iff 
4x, t) = j”, wx - Y7 4 4(Y) dY 
(26) 
(27) 
(28) 
or 
f‘(x, t) = 2 jm k(x +Y, t) 4(y) dy, 
0 
(29) 
respectively, where in each case 4 is an entire function of growth (2, l/40), 
and a, = $(“)(O)/n!. Correspondingly, for homogeneous functions of negative 
degree, he establishes that a function U(X, t) has the expansion 
up, q = 2 %V,(% 0, - co<t<-u~o, (30) 
Vl=O 
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or 
u(x, t) = f 4JL(x, t), - co<t<--uoo, (31) 
?I=0 
iff 
u(x, t) = jm e--zy+@ c# y)dy (32) 
--m 
or 
u(x, t) = 2 1,” e-“y+tq(y) dy, (33) 
respectively, where in each case 4 is an entire function of growth (2, u), and 
a, = p’(O)/n!. An It a ernative set of criteria for each of the expansions (26), 
(27), (30), and (31) is given, but these essentially are conditions on U(X, t) 
which guarantee the integral representations (28), (29), (32), and (33), 
respectively. 
The foregoing review by no means exhausts Widder’s extensive work on 
the heat equation. Indeed, he has investigated temperatures on the semi- 
infinite as well as on the infinite rod and has studied various transforms 
related to the heat equation not included here. His contributions have been 
applied by others, including, for example, the author, who, partly in collabora- 
tion with Cholewinski, has extended many of the Widder results to various 
generalizations of the heat equation, such as the generalized heat equation 
(i%d/W) + (24x) (au/ax) = au/at ( 1 a so studied by Bragg), the Laguerre heat 
equation 
x g u(x, t) + (ci + 1 - x) ; u(x, t> = ; u(x, t) 
and its dual, the Laguerre difference heat equation 
(n + 1) u(n + 1, t) - (2n + 01 + 1) u(n, t) + (fz + IX) u(n - 1, t) = f u(n, t). 
REFERENCES 
1. P. hPELL, Sur l’bquation (%z/&x*) - (k/ay) = 0 et la thkorie de la Chaleur, 
J. Math. PUT. A&. 8 (1892), 187-216. 
2. G. BIRKHOFF AND J. KOTIK, A note on the heat equation, Proc. Amer. Math. Sot. 
50 (1954), 162-167. 
3. J. L. B. COOPER, The uniqueness of the solution of the equation of heat conduc- 
tion, J. London Math. Sot. 25 (1950), 173-180. 
178 HAIMO 
4. G. DOETSCH, Les equations aux derivees partielles du type parabolique, Enseigne- 
ment Math. 35 (1936) 43-87. 
5. F. W. GEHRINC, On solutions of the equation of heat conduction, Mich+zn n/lath. 
J. 5 (1958), 191-202. 
6. E. GOURSAY, “Cours d’Analyse Mathematique,” Vol. 3, Chapter 29, Gauthiers- 
Villars, Paris, France, 1923. 
7. I. I. HIRSCHMAN, A note on the heat equation, Duke Math. J. 19 (1952), 487-492. 
8. H. POLLARD, One sided boundedness as a condition for the unique solution of 
certain heat equations, Duke Math. /. 11 (1944), 651-653. 
9. H. PORITSKY AND R. A. POWELL, Certain solutions of the heat conduction equation, 
Quart. Appl. Math. 18 (1960), 97-106. 
10. P. C. ROSENBLOOM AND D. V. WIDDER, Expansions in terms of heat polynomials 
and associated functions, Trans. Amer. Math. Sot. 92 (1959), 220-266. 
11. S. T~~CKLIND, “Sur des classes quasianalytiques des solutions des equations aux 
d&i&es partielles du type parabolique,” Nova Acta Regiae Sot. Sci. Upsaliensis 
10 (1936), l-57. 
12. E. C. TITCHMAFSH, “The Theory of Fourier Integrals,” Oxford University Press, 
London, 1937. 
13. A. T~CHONOFF, “ThCoremes d’uniciti: pour l’equation de la chaleur,” Rec. Math. 
(Mat. Sbornik) 42 (1935), 199-215. 
14. D. V. WIDDER, Positive temperatures on an infinite rod, Trans. Amer. Math. Sot. 
55 (1944), 85-95. 
15. D. V. WIDDER, Integral transforms related to heat conduction, Ann. Mat. 42 
(1956) 279-305. 
16. D. V. WIDDER, Positive solutions of the heat equation, Bull. Amer. Math. Sot. 69 
(1963), 11 l-l 12. 
17. D. V. WIDDER, The role of the Appell transformation in the theory of heat con- 
duction, Trans. Amer. Math. Sot. 109 (1963), 121-134. 
18. D. V. WIDDER, Series expansions of solutions of the heat equation in n dimensions, 
Ann. Mat. 55 (1961), 389-409. 
19. D. V. WIDDER, Analytic solutions of the heat equations, Duke Math. J. 29 (1962), 
497-504. 
20. D. V. WIDDER, A problem of KampC de Feriet, J. Math. Anal. Appl. 9 (1964), 
458-467. 
21. D. V. WIDDER, Series expansions in terms of the temperature functions of Poritsky 
and Powell, Quarterly Appl. Math. 20 (1962), 41-47. 
22. D. V. WIDDER, “Expansions in Terms of the Homogeneous Solutions of the Heat 
Equation,” pp. 171-196, Proc. of the Edwardsoille Conference, Southern Illinois 
Univ. Press, 1967. 
23. D. V. WIDDER, “Homogeneous Solutions of the Heat Equation,” pp. 379-398, 
Proc. of the Bloomington Conference, 1968. 
24. D. V. WIDDER, Expansions in series of homogeneous temperature functions of 
the first and second kinds, Duke Math. J. 36 (1969), 495-509. 
